DURAE R 0 F R — S R IR S BUE SRR H 2 4r 2023 4E 58 2 Rk

TUSEEm I EN —ERFE RS RIES R R RS
2023 £ 2 FEHE

2023 ££ 06 A 30 H

HEEHAN: IRERSEHFRAE
HETEEN: LIEBERRBHRITROBRAH
REXEH EHR: 202347 A 21 H



DUSREAB =0 — AR R A AUE SR 30 R A 42 2023 4R 58 2 TR,

§1 EERR
e ST N R 2 AR AR VOR R TE I O 19 S B 2k

R, RN B R RN T B AR AN Sl SO AT

B N LA R BT IR G R A AR AR S & FME, T 2023447 H 20
HEZ T ARG F M 55 Hahs . AR R A S IRE SN, RIEE AN B
i, 1R SRR s E BN

HE SR LORSHE A SR ST SR A RS S 0, AR & —
SR

FE L A BRI AR I . BEH R, BEHEE TR BT R ST BLAT 4
el AL 4 A FR SR I

ARG P 5 BORER G E T

ARG WIE 2023 4F 04 A 01 Hi2Z 06 H 30 Hik.

§ 2 EE RN

2.1 BEHERIHFM

B & RIFR VUSRS R — R RS

e L 016678

FgiafE i FLRITF IR

s oA H 2022 4F 11 A 23 H

A5 AR B S A 0 S 270, 466, 805. 90 iy

Wt H b AIEGAERBIAR ML F, B B3
H, S S B KRR A .

S IR ) B it S

A 32 4 I A 7 il JRURS S A7 I 8 S K A4 T A
B s[RI 77 44 [ RORN 8 3 e 45 PR B AR K P, T
78 RS AT 5 (T3 N B SR SEHL P 0% H Ar

2. T E RS

RIS KH “B B Mok, G855
FREZEREFEAT . BURM. MHHEZ T HFE, 4
B EREMAETIEH, FHENIIEFIREGES,
TEAE TR i B A R AT T, XA i
. it SRATA S TRTTIS TR RE SR E
FH I I 2 04 3 £ 3008 B At R R 50 LA 3R AT
GRES T B A S AS R, DO s BT I RS, S
SEPLE & W K IR RR

3. B R

2




DUSREAB =0 — AR R A AUE SR 30 R A 42 2023 4R 58 2 TR,

AT R BV RIS AL s . A ISENS . (S
W&, BZENE . ] B AR e ] A i O B SR g
&,
4, IR A
5. SRMTAR SR RNR
6. RTINS

R E I E CEMED FREulas & X 75%+ A 300 45

b 2k bl A i v 5 :

AR Bl i X 165%H1E AR Ol s R (AN (E I R 9T
B X5%+—F e WA RAR (BiF) X 5%

R 25 44T REES R A TIRE S, THHA RS A 25 % T A 2R 5L
&, BT HREMESANETT GRS,
AR TR RGEPR I EE, R RGEL] R K
PEHIREE . RN T DL K38 5 0 ) 25 22 5
R AU -

B =2 N I 3fe A 5 4 42 A R A )

F4HE A AR R R ARAT B B R A

BN A O AL ) DU R —FEFE | DRI ER —FEfFE
BE A B’EC

NI I AL SRS 016678 016679

T IR N IR 7 G2 S 40 B

209, 392, 386. 15 11

61,074, 419. 75 1y

§ 3 EEM SRR SIHERI

3.1 EEMFHF

Bpr. NRMG
S TebR e 1 (2023 42 04 H 01 H-2023 4 06 H 30 H)
. DR ER— | VSRR — R

FH 4 TRIFR i i

BE A BEC

1 AR sl e 1, 420, 029. 72 352, 244. 71
2. A HHFE 150, 189. 53 -17, 428. 83
3. AL 38 35 4y BAS HH A 31 0. 0007 -0. 0003

4. IARFE B HE

210, 781, 685. 14

61,332, 271. 79

5. IR A0 B

1. 0066

1. 0042

T 1 TR e b SHE R AN B R NN AL 5 3 G A IR, Th AT SEhriiat

K EAR TP T

2. AWIE IR R G AR WON . #Bt it

HAbN (A5 2 e EAZ SR $1

BRAR G 3 G AR A0, AR Dy A5 3] s Bl it n_E A2 e (B 2R sh i i «




DUSREAB =0 — AR R A AUE SR 30 R A 42 2023 4R 58 2 TR,

3.2 EEHERI
3.2.1 ARG MRS B E KK IHE FIFAML ST R A 3 2 1 LR

DUSREAEIR Tl —F A — IR A A

. . K . kg b S v
HHEIE K A M S bl s NN
B | FAEEE @&%gé kg | O-0 | @@
©) " @
g =A
1‘iﬁ% ' 0.07% 0. 13% 0. 40% 0. 17% -0. 33% -0. 04%
e
l—;ig\ ! 0. 87% 0.11% 1.93% 0. 18% -1.06% -0.07%
H#E& A
A A= %% H 0. 66% 0. 10% 2. 96% 0. 18% -2.30% -0. 08%
wmEs

DURAER N EA ARG C

B B

IFEIE K
O

R
b
®

AL ERHCEE
2% ®

N a e i
W2 A pm it %
@

O-G

@-®@

i3 =4

k=1 -0. 03% 0. 13% 0. 40% 0.17% -0. 43% -0. 04%
H

\,\jA L/\

l-éig\ ! 0. 67% 0. 11% 1. 93% 0. 18% -1. 26% -0. 07%

HEEA

A A= %% H 0. 42% 0. 10% 2. 96% 0. 18% -2. 54% -0. 08%

a4

3.2.2 BESAFEMURES R FAEE KRR S RS HE
H A R AR B L

4.00%

wof L P

DUSRAEM N E R — F R AR G AR THF A G K32 5 A Bk 47 b Aok v i 2 22 1 I S E 3

3.50%

3.00%

2.50%

2.00%

1.50%

1.00%

0.50%

0.00%

-0.50%

LS SR - TR AT~ QI I L R N R ST N R Doy P e oD
oA L v 3 w’O’ '»;D\ 0);9 N AR N N A’},@’ %,Q“’ 0};?‘ g “79” i %,Q" %;37 N L &
A A S VA VAl O Al i s B Al Pl ol
UGN LI S G G LG SN SN LN S G IR G SR & S S




DUSREAB =0 — AR R A AUE SR 30 R A 42 2023 4R 58 2 TR,

U ER —F R A IR A CR
KA 7 s A Aot b

4.00%

HHFE K 3 5 RSt e B HE Y R

3.50%

3.00%

2.50%

2.00%

1.50%

1.00%

0.50%

0.00%

-0.50%

-1.00%

P S OO N S DD SN D S DD B E
RN S Py g Y P e g
S A RN R P
S

SRS G I 3 S
LA S i L i
AP D AP A 4D A

— DU LR R ARG —— kS Bt

7
— 4,

x ©
v S
¥ S

SN

e

N7 > N $ \=] Q
<,)'\’ (’)'Jr <,,?’ K::’Q ‘o’\' (0?7

o) ’B’Q 2 o ,59 ,59 ,.‘,,0 ,,),Q ,59
I - - - S 2\
ADT AQT AQT ADT AQT DT DT DT A0

1. AREGHFEEAF T 2022 48 11 H 23 HAER, A& FARH R Z AR S IR AW

2. HREGRAME, AEEEEEERERBE 6 AN RS, AREeE AR

IR R E L BIRT & 2 e B RIZ1E .

§4 BHEAME
4.1 BEEH (HESLH/PMAH) F

FEASTE G 3k G 22 P IR
IR H 3] 2 AE H Y

2t

IEZFM
AR

YL

2022 £ 11 H | -
23 H

13

VO K 5 e i 2
AL B K < il At
L. FHELLE
T A5 2 BOIE R
A7 58 o T B %
S, T ER
W ARAT AR BT 22
B e e
PR 2 7] HAE 2
23, 2021 9 H
TN VUSR8 2
HARAR, BUE
[ 5 WA 2 5 B 0 Ak
SEH,

2022 £ 11 H | -
28 H

WANG

ot
4
BN
=

14

IRy QES VA N
Y e e 3 DA




DUSREAB =0 — AR R A AUE SR 30 R A 42 2023 4R 58 2 TR,

YANG/ F ?@ﬂ%%k#ﬁ
ml A 2 A AT
b S 7 26
WEFT R, UL SR B
T35 g B 5¢ G DA
Je R 2/ AN A 5
T, DUSEfl AR B A
G4, 2021 4F 11
H N U1 S il 5 4
EHAERAA, W
A 8] 5 WAL 2 35 %% 35
HELH,

e 1. BCARHEER H A EAT D WIS A Rl e A H, BEEeEH, (FIRH R
EEFEAERH
2+ RS AR SCRMAT IR 2 GEZRAE AL 3SR BT NED IAHSRE -

4. 1.1 FIARSAEMSE BB H IR R A 2 S 28 R E 2 i R
s B ARG IR, A S M5 G2 B LR AT R S8 P BT R D 2 A T L

4.2 BEANMERNFESBEERTEH LKA

AFE G PR WISy (PR N RIS EES B 2 k) S A O A
P IR S HUE A R GG RINZ0E, AEWSEEM . B oo r) 5N E B Az H
A TR e LN R S S B G T ES R AN S E PN F R (S i D PN
B TEEKEE ETH, REEERRIBEN A REN e G FNZE.

4.3 AV 5 ETULHA
4.3.1 AP 5 H ERBPATHR

AEEGEHEN AR N E B A RS S,  H5E IF R ST A R ] R AN
WA, WM RGN TETT E R IS TS 5 AP AT SN, A2 7 A&
177 GEFFHRRESE AR AL 5 HIEFR SR AR F] A A5 5 il B 550
JE o

4.3.2 RERXZTANETUHHA

WA R R IE SAFE AT AT N

A, ORI RAIE E 105E 5 T AT SEAT A H 1) 52 5 S B/ K FIA 58 oy
I IZIESR 2 H RS & SRS L.




DUSREAB =0 — AR R A AUE SR 30 R A 42 2023 4R 58 2 TR,

4.4 RGN ESBF KIS RIZES

2023 FEHEAFAE FERRHSUFTRIDEBRE R, “FELTHERZE. HtH
59, MAKRE LFENSE BRI “REET MEH. 4 AURGHFARRE, S5k
Rshaent—Das, K REOVRIE. BAORE, 6 Aflidl PMI ESH =1 HabT
Wi X Ta], AARBLH A SRR 25BN Wit — 2B Inl, R RUCONTIUIANE S s e ss; 1-5
FRURE L b T A RS AT A LR 18. 8%, Al A f= B AT TIOR8 65
W5 THEHRITH, RoctedoEs, SMENLFEREEERESZHERKER, FH
N R TG S K

MORRBE P RIHKAE, R E X TG B0 H “smIlse” ¥y “s5hu” , —
F LG I S IR S b i s B RS T, 10 FEEGEARIREICT 2. 64%,
—ZE[E AT 20bp; 1 FFEEGIEAME T 1. 87%, #—Z=FE AT 36bp, WaE 2 2R HE
o WNHTZ B, WEME6 A 12 H, ZEPFEARMEES . SR RERNEND), Kk
gt AT, TN AR RN 6 A MRaRMFRNG AT, FEE S IR R R R
BB, BEETEA AR . TR 300 FRAGRE IR 5. 15%, AT EeEhE
PR, RIEZE.

A TV MARAT, WMEMNE TRl . WiE-BHRYE, 6577 mitic
HAERE G, BT E TG, IF T I RIALAT S o BRI R
FREL R RN R SRR, BOR R IR IS I PeAk . f 2 o T RR IR A5 5 A 9
AEMRAEB AT A, SRl @M SIS ER

4.5 MEPREEFNLSFRIN

WMEAREWIER, AIe A BHFIFE 1. 0066 75, AR HIAEEIE KR 0. 07%, [
FL L BEMEN A 0. 40%; WEAME IR, AHEL C RHAGHFME 1. 0042 7T, AR
HINFE I K F-0. 03%, RV ST LR 252 0. 40%,

4.6 MEMABEETFANBEEE BT HEE YL
A I, AEE R UL A AR H e U A BN A
BE AR T BT TG Y



VUSRI R — R IR & ROE SR I AR 4 2023 SE 5 2 RIS

§5 BEAGHE

5.1 MEWRESEHE=HEHEN
AL ARMox
FP5 i H & AR
EeAl (%)
1 BBt 44,671, 109. 28 12. 70
Horr: R 44,671, 109. 28 12. 70
2 PREEHE - -
3 [ WA B 300, 798, 547. 44 85. 55
Horp: fiigz 300, 798, 547. 44 85. 55
B SCRFUE SR . -
4 [P - -
5 FERMITAE MR - -
6 PENIREEE T 879, 896. 59 0. 25
L ST I D £ S\ B 4 i 5 = - -
T RATAE RS AR et 5,233, 987. 21 1.49
8 A%~ 24, 649. 99 0.01
9 |&it 351,608, 190. 51 100. 00
e 1. AREEEEHEROE A GRS A SO E Y 1, 446, 402. 22 76, S B E
L4 0. 53%.
2+ AEEEGAIE AR TS 5 F s IE 7 AL 25 IE R .

5.2 MEMIRIEATW A RIB R R AS
5.2. 1 MEMARBATWARPFEARZERRAS

R A5 ARMEOT) | RS EE ) (%)
A PR BRL B DI 1, 035, 766. 00 0.38
B KA 795, 000. 00 0. 29
C |l 32, 824, 319. 46 12. 06
D (W3, #J). BRSO A PR R - -
E @ik 619, 920. 00 0.23
F R FIE 1, 078, 920. 00 0. 40
G |pimizii. At RmEl - -
H |ETE Aol - -




DUSREAB =0 — AR R A AUE SR 30 R A 42 2023 4R 58 2 TR,

—

5 R BAEAE B EOR RS 2, 284, 230. 60

0. 84

B4

4,331, 671. 00

1.59

D =l

AT 55 R 55l

FHERE A ARSI

254, 880. 00

KA IR N 3R B

JE R SS < BRI LA R 55l

A

DA TAE

A R E AR R

»n (™ |Oo |7 O |1Z2 (= |0 =N Y

G

fit

43, 224, 707. 06|

15. 88

5. 2.2 MEHIREATW S KRB BT RERRAS

&S

NfehrE CNRID

Ak

BEPEEHE L] ()

EEH %

e

746, 803. 80

0. 27

JE AR

A5 R 5T

EEBR

699, 598. 42

P22 PA:

AJ I 9

it

1, 446, 402. 22

0.53

e AR FER A HAEAT ML 73 Febmit o

5.3 MEHIRIEA SMME o5 & T3 E LB NHEF R +42 BEE 8 % B 40
5.3.1 MEWRE A AME HEEH = 5E B KNP+ B REREH

4




DRI A — A R &

HIE 4 R 4 2023 4E55 2 AT,

P | EARS | RELR | BECR) | ARMECT | SEESEEE S (%)
1 002690 | EIGH 84, 730 2, 181, 797. 50 0. 80
2 603195 | A4 22, 300 2, 142, 138. 00 0.79
3 002372 | fHAEEH | 101,200 | 2,078, 648.00 0.76
4 600486 | AT 21, 100 1, 844, 562. 00 0. 68
5 600426 | fEEEF 57, 800 1,770, 414. 00 0. 65
6 603369 A% 33, 400 1, 763, 520. 00 0. 65
7 601100 | fHIWE | 22, 700 1, 460, 291. 00 0. 54
8 002966 | FRIMERAT | 214, 300 1, 403, 665. 00 0. 52
9 603379 | =ML | 52,000 1, 222, 520. 00 0. 45
10 600160 | Btk 80, 900 1, 114, 802. 00 0.41
5.4 MEFREFZFRMIRNFFRFLE
5 {5t 5 i il A E o) i B BT PR E L (%)
1 |ExRfiF - -
2 | T ER - -
3 Ry 27, 399, 423. 66 10. 07
Hob: BURME SR 17, 216, 078. 30 6.33
4 elkfRFE 150, 765, 816. 72 55. 41
5 |dNkAIHRER T o 91, 673, 824. 29 33.69
6 | 30, 959, 482. 77 11. 38
7 |G - -
8  |[FENkAFH - -
9 |HAik - -
10 |&it 300, 798, 547. 44 110. 54

5.5 MEHIRILA SME & E T 13E LB RN R T4 27 5% B 40

5| AN 7 K R | ARPMMECD) | HEEFEIERS] (%)
1 | 018008 (5 JF 1802 166, 000| 17, 216, 078. 30 6. 33
2 | 115247 # T KY03 150, 000 15, 147, 624. 66 5.57
3102001744 20 SeAf17K ¥ MTNOO1 | 100, 000| 10, 585, 273. 97 3.89
4 | 155518 19 #1501 100, 000| 10, 446, 635. 62 3.84

10




DURAE R 0 F R — S R IR S BUE SRR H 2 4r 2023 4E 58 2 Rk

5 112999 19 J[4M 01 100, 000( 10, 346, 051. 51 3.80

5.6 MEHIRIEA SRMHE GH ST E LB/ ERF KT 48 B SCRRES:
BE A
T AT GAR T WA RFFA B SHFIE TR

5.7 MEHRIEA RPHE SHE SR HE LB DHFRET LA R SR EHN
|
T AEEAREIRARIA SR

5.8 REFIRIZ A SE o 2 S 7158 L K/ HEFR B TL48 BUIE S 35 B 40
T AIEEAMRE WIRAR A BGLE.

5.9 MEHRAZEESRE BB A B
5.9. 1 EMRAE BB KR SR A5 25 4
T AIEEAR A WA RRAT AR L

5.9.2 FESHTBIAHRAIBEBOR

ARG UBHURONE 1, ZERR AR T, AR RSN, G52 5 R 5
Bt HEG AT T  REBR IS AR . JESPE B R PERAE 8 F B B 50
b ARG PR XIS DL R TR, KT R ] 4

5. 10 REHIRATLH T 1) B A 538 5 5 1 1k BA
5.10. 1 A<HAE i B SR B BEBUSR

A S 8 TR 5 BT S L DR A B S0, DA HIRE N LB, S5 B B B T
S AECR RS BRI . 0B 5 R E B 20T, 0F BT R AN AR 2% . [ A 0%
(RIFRBIE . BB PSR bRk AT ER R M

5.10. 2 WEHIRAE SR H 19 E 55 SR A
T ARSI IR A B L

5.10. 3 A EHEAREE LT
VE: RIS ARG IR AR E .

11




VUSEABI N E R — SR IR A AU R 4R B R 4 2023 458 2 FR TR

5.11 BEHAGIHEME
5.11. 1 ABEEEFENE TR IEFHRIT EEEAIRET UM BEWITLRRA
7, ARG A —ENZIAFER. LTIHER

AL G ARV AT+ S E S I AT AR A IR BB 30 1 1S r R, B AR 5 4 b
HHf— AN ZEIATFTT. LTHEE.

5.11. 2 ZEWHNH+LZRERBTEHEE A FM 2SR EE
ARSI BB IR+ A% IR R 2 e RIS R A B I SR I

5.11.3 FHARBI =R

FPs SRR &H (I8
1 Y ORIEE -
2 |NUCIEFE K -
3 RSB 24, 640. 00
4 SR E -
5 N HRIEER 9.99
6 HARRSYCGR -
7 AR -
8 |&it 24, 649. 99

5. 11. 4 #REWIRFER K94 TH B 0 W] e 5155 BA 40
T AIEEAR T WIAR AT T H B TR 67

5115wi%$ﬁ+z%@¢ﬁﬁfﬁ§m%%mﬁ%
s RIS ARA WA AT 44 IS e AR UE SR L

5.11.6 BRAEGWE MIERF AR
T DY TNH DA, 33 A o o 7 A o (L B 0 U2 0 502 T8 T i
R .

§6 JHHAZEEHHES)

AL A
12




DUSREAB =0 — AR R A AUE SR 30 R A 42 2023 4R 58 2 TR,

S DUSRAEM R R —F | DR R — 4
FFATRA A FrARA C

T S A 3 4 A B0 e A0 209, 361, 668. 36 61,041, 722. 25
T O 1) 2 4 W U 47 0 30, 717. 79 32, 697. 50
P Fir A R IR) 25 45 e e | ] 47 0 - -
s SR B A AR B A (A A />

DL “=” 5 i i
0 T S0 R 5 4 0 A0 e A0 209, 392, 386. 15 61,074, 419. 75

§$7 ZEEENBHBEEREREFEEFIL
7.1 EEEBEARFEFESHBRINER
PEe AHR, AR A

7.2 ZEEHEANBRBEAREER SRS 5 VIH
TE: AR, ARG BT F AT B e A T[] 52 5 AR S e (R O

§8 MMBBERKOAMEERGES
8.1 MEHN A —BRERFHESHALFIAZ| ST 205595
P AR AT P R BV R S R U B 20%H T L.

FmERE RRNEMERRF L

§9 BB XHFEF
9.1 HEXMHHEF
1 ASFE G f v IR S 2 ik B2 4 S0 A
N S B S
A RS A
JE G (R FE S B

3 (o)) (@] > w [\]
P 7 J Y P P

13




DU A E A IR A R SV 2023 4E 58 2 BREIS

9.2 FFIHL R
EEEHANW DA E (R 3BTRS EE X R 1233 S0 KE 7
702 %=,

9.3 EFHAFR

WHRHEABFESEH AMEE (www. blackrock. com. cn) x5, B0 E I [R] Py 2 5
SENIIA T R .

TRER SEHARAF
202347 H 21 H

14



